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′dWs + KT −Kt ,
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Y¯ piT = g(X
pi
T ) ,
Z¯piti = (ti+1 − ti)−1 Ei
[
Y¯ piti+1(Wti+1 −Wti)
]
Y˜ piti = Ei
[
Y¯ piti+1
]
+ (ti+1 − ti)f(Xpiti , Y˜ piti , Z¯piti)
Y¯ piti = Y˜
pi
ti
∨ h(Xpiti) , i ≤ N − 1 ,
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